INTRODUCTION
Let {W(t); t > 0~ be real-valued Brownian motion starting from 0, and let be the ordered lengths of its excursions away from 0 before time t, the last zero-free interval being considered as a possibly incomplete excursion 1 [6] , Hu and Shi [8] , Pitman [10] , Pitman and Yor [ 11 ] - [ 14] , Revesz [16] and Scheffer [ 18] . Besides theoretical interest, one of the motivations is the close relation between ranked excursion lengths and size-biased random permutation of the Poisson-Dirichlet distribution, the latter being a subject intervening in various branches of probability and number theory.
See Pitman and Yor [12] for a full story, and many references. We also mention that ranked excursion lengths recently find applications in financial mathematics, cf. Chesney et al. [4] . Consider [6] ). We also mention that the corresponding problem in discrete-time setting in dimension 2 is studied by Csaki et al. [7] , who prove that the two longest excursion lengths eventually play an overwhelming role. In Throughout the paper, we adopt the usual notation a(
DISTRIBUTIONS OF THE EXCURSION LENGTHS
We first recall two important results. The first is a decomposition theorem due to Pitman and Yor [12] . The second is the classical Chernoff's large deviation theorem for iid variables (cf. for example Bahadur 
